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Exhibit

99.1 Computational Materials
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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THESE
COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER PURSUANT TO A
CONTINUING HARDSHIP EXEMPTION.

COMPUTATIONAL MATERIALS
for
THORNBURG MORTGAGE SECURITIES TRUST 2002-1

Mortgage Loan Pass-Through Certificates, Series 2002-1
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$ 449,492,734.27
SETTLE 3/26/02
CUT OFF 3/11/02
, TGT
AR § 100.00 % Moody's
A $ 436,007,000.00 97.00% 3.00%
B1 $ 4,719,000.00 1.05% 1.95%
B2 $ 3,595,000.00 0.80% 1.15%
B3 $ 2,472,000.00 0.55% 0.60%
B4 $ 674,000.00 0.15% 0.45%
B5 $ 674,000.00 0.15% 0.30%
B6 $ 1,351,634.27 0.30% 0.00%
$ 449,492,734.27 100.00%
$ 2,699,634.27 PRIVATE 0.60%
$ 446,793,100.00 PUBLIC
144A CUSIP Reg S CUSIP
$ 436,007,000.00 A 885220 AU 7
$ 100.00 AR 885220 AY 9
$ 4,719,000.00 B1 885220 AV 5
$ 3,595,000.00 B2 885220 AW 3
$ 2,472,000.00 B3 885220 AX 1
$ 674,000.00 B4 885220 AZ6 UB88498 AAS
$ 674,000.00 B5 885220 BA0O U88498 AB 3
b 1,351,634.27 B6 885220 BB 8 UB8498 AC 1
INDEX ASSUMPTIONS
1YR 2.6600
3YR 4.3900
5YR 4.8800
1ML 1.9000
6ML 2.3400
12ML 3.0275
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